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S Oren Similarly, a producer of energy might engage in a forward contract to avoid ... 

S Borensiein Cited Dy 65 - RejaMAEloies - Web .Search - Library Search 
C Liu 

P. Bjorgan Forward contracts for the operation of an electricity industryunder spot 

RJ Ka\ 1 d ; CM B ste Power Systems, IEEE Transactions on, 1990 - 
ieeexplore.ieee.org 

... A forward contract for a third party supplier of electrical energy, is similar it 
is an agreement for the third party to supply the system with a fixed amount ... 
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... a readily implemented approach through which the risk-averse marketer can determine 
both the optimal hedge and the energy price for the forward contract. ... 
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... A forward contract is a financial derivative which can be priced using arbitrage 
theory (Duffie, 1996). In our incomplete energy market context, there will ... 
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... The scenario in today's energy market is similar in many ways to the emergence of ... 

Starting with simple futures contracts and forward rate agreements ... 
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... energy. If the utility does not exercise the option, it remains obligated 
(by the forward contract) to deliver the energy. These ... 
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... obliga- tion, to buy or sell a forward contract at a ... factor contract is a physical 
or financial contract between two parts where price, energy volume and ... 



)://scholar.google.com/scholar?q=energy+foi-ward+contract&hl=en&lr=&start=0&sa=N 1/31/2008 



energy forward contract - Google Scholar 



Page 2 of 2 



[book] Stochastic Models of Energy Commodity Prices and Their Applications: 

- reversion with Jumps and ... - > / vers ons 
S Deng - 2000 ■ ucei.bej-keley.edu 

... various supply contracts held by traditional electricpower ... Among all the energy 
commodities.electricityposes the ... the term structure of forward prices and ... 
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... the danger of long-term forward contracting, of ... as energy service providers (ESPs) 
in a restructured ... regulatory agency might decide that the contract purchase ... 
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... engineering models of commodities futures, derivatives, and, in particular, energy 
contracts. ... We assume that the initial forward price curve, the values of the ... 
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